
Weighted Average Maturity: 29 days
DESCRIPTION ASSET CATEGORY MATURITY PAR VALUE ORIGINAL COST MARKET VALUE MOODY'S S&P FITCH

DOMESTIC BANK Collateralized Bank Deposit¹ 07/01/18 556,383,109$               556,383,109$                                556,383,109$                          NR NR NR

DOMESTIC BANK RATED A-1 Collateralized Bank Deposit¹ 07/02/18 368,285,046                 368,285,046                                 368,285,046                           P-1 A-1 F1

DOMESTIC BANK Collateralized Bank Deposit¹ 07/02/18 50,203,210                   50,203,210                                    50,203,210                              NR NR NR

INTERNATIONAL FINANCE CORPORATION Floating Rate Note 07/02/18 25,000,000                  25,000,000                                   25,041,301                               Aaa AAA NR

DOMESTIC BANK RATED A-1 Non-Collateralized Bank Deposit 07/02/18 30,099,963                   30,099,963                                    30,099,963                              P-1 A-1 F1

DOMESTIC BANK RATED A-2 Non-Collateralized Bank Deposit 07/02/18 663,594                         663,594                                          663,594                                    P-1 A-2 F1

DOMESTIC BANK RATED A-1 Non-Collateralized Bank Deposit 07/02/18 378,856                         378,856                                          378,856                                    P-1 A-1 F1+

DOMESTIC BANK Overnight Repurchase Agreement 07/02/18 60,000,000                  60,000,000                                   60,000,000                             NR NR NR

INTERNATIONAL FINANCE CORPORATION Floating Rate Note 07/09/18 3,000,000                    3,004,972                                      3,018,065                                Aaa AAA NR

TAOT 2015-B A3 Asset-Backed Security² 07/15/18 24,313                            24,378                                            24,313                                      Aaa AAA NR

INTERNATIONAL BANK FOR RECONSTRUCTION & DEVELOPMENT Fixed Rate Bond 07/19/18 11,205,000                    11,143,949                                     11,246,994                               Aaa AAA NR

BMWLT 2016-1  A4 Asset-Backed Security² 07/20/18 1,410,000                      1,406,916                                       1,409,415                                 Aaa NR AAA

BANK OF MONTREAL/CHICAGO Commercial Paper 07/24/18 120,000,000                118,865,733                                   119,855,867                             P-1 A-1 NR

FOREIGN BANK RATED A-1 Term Repuchase Agreement 08/04/18 60,000,000                  60,000,000                                   60,000,000                             NR A-1 NR

FOREIGN BANK RATED A-1 Term Repuchase Agreement 08/13/18 25,000,000                  25,000,000                                   25,000,000                             NR A-1 NR

FORDF 2015-4 A1 Asset-Backed Security² 08/15/18 450,000                        453,322                                          449,951                                    Aaa AAA NR

NALT 2016-A A4 Asset-Backed Security² 08/15/18 900,000                        905,484                                         898,980                                   Aaa NR AAA

MSBAM 2013-C9 A2 Commercial Mortgage-Backed Security² 08/15/18 38,496                           38,765                                            38,517                                       Aaa NR NR

FEDERAL HOME LOAN MORTGAGE CORPORATION Fixed Rate Callable Bond 08/15/18 25,000,000                  24,962,000                                   25,091,380                              Aaa AA+ AAA

NEXTERA ENERGY Corporate 09/01/18 420,000                        421,378                                          421,387                                    Baa1 BBB+ A-

ONCOR ELECTRIC Corporate 09/01/18 850,000                        942,072                                          874,608                                   A2 A+ A

INTERNATIONAL FINANCE CORPORATION Fixed Rate Bond 09/04/18 7,472,000                     7,526,822                                      7,520,872                                Aaa AAA NR

ALLYA 2015-2 A3 Asset-Backed Security² 09/15/18 159,590                          160,314                                          159,536                                    Aaa AAA NR

WFRBS 2013-C16 A2 Commercial Mortgage-Backed Security² 09/15/18 362,504                         374,866                                          363,432                                    Aaa NR AAA

INTERNATIONAL BANK FOR RECONSTRUCTION & DEVELOPMENT Fixed Rate Bond 10/05/18 24,504,000                   24,394,241                                    24,544,956                              Aaa AAA NR

AMEREN ILLINOIS Corporate 11/15/18 620,000                        722,182                                          643,612                                    A1 A A

HART 2015-A A4 Asset-Backed Security² 12/15/18 371,717                           372,762                                          370,893                                    NR AAA AAA

GSMS 2014-GC18 A2 Commercial Mortgage-Backed Security² 01/10/19 1,138,704                       1,171,220                                        1,141,788                                  Aaa NR AAA

NALT 2016-B A4 Asset-Backed Security² 01/15/19 1,198,000                      1,197,846                                       1,191,533                                  Aaa NR AAA

CATERPILLAR FINANCIAL Corporate 02/15/19 835,000                        949,658                                          880,764                                   A3 A A

TOYOTA MOTOR CREDIT Corporate 02/19/19 1,031,000                      1,038,062                                      1,031,810                                 Aa3 AA- A

EXXON MOBIL CORP. Corporate 03/01/19 1,400,000                     1,422,411                                        1,400,918                                 Aaa AA+ NR

AT&T INC. Corporate 03/11/19 1,375,000                      1,403,131                                        1,379,572                                 Baa2 BBB A-

WOLS 2016-A A3 Asset-Backed Security² 03/15/19 1,475,000                      1,480,935                                       1,470,771                                  Aaa NR AAA

FIFTH THIRD BANK Corporate 03/15/19 825,000                        840,243                                         827,785                                    A3 A- A-

MORGAN STANLEY Corporate 05/13/19 1,225,000                      1,403,109                                       1,281,657                                 A3 BBB+ A

FORDO 2015-B A4 Asset-Backed Security² 05/15/19 431,000                         432,296                                          429,203                                   Aaa NR AAA

JDOT 2015-A A4 Asset-Backed Security² 05/15/19 1,137,451                       1,145,360                                       1,137,885                                 Aaa NR AAA

BANK OF AMERICA CORP Corporate 06/01/19 1,200,000                     1,388,424                                       1,257,338                                 A3 A- A+

CITIGROUP INC. Corporate 06/07/19 1,235,000                      1,246,095                                       1,226,793                                 Baa1 BBB+ A

CATERPILLAR FINANCIAL Corporate 06/09/19 532,000                         543,805                                          529,762                                    A3 A A

COMET 2016-A3 A3 Asset-Backed Security² 06/15/19 1,200,000                     1,199,992                                       1,185,061                                  NR AAA AAA

PRUDENTIAL FINANCIAL Corporate 06/15/19 1,024,000                     1,179,917                                        1,069,880                                Baa1 A A-

U.S. TREASURY NOTE U.S. Treasury Note 06/15/19 8,671,000                      8,683,012                                      8,553,058                                Aaa AA+ AAA

CHAIT 2016-A5 Asset-Backed Security² 07/15/19 1,298,000                     1,297,643                                       1,279,940                                 NR AAA AAA

CNH 2016-C A3 Asset-Backed Security² 07/15/19 1,450,000                     1,449,708                                       1,430,991                                 Aaa AAA NR

FORDF 2016-3 A1 Asset-Backed Security² 07/15/19 1,000,000                     999,828                                         987,779                                    Aaa AAA NR

U.S. TREASURY NOTE U.S. Treasury Note 07/15/19 19,327,000                   19,288,198                                     19,073,767                               Aaa AA+ AAA

GENERAL ELECTRIC CAP. Corporate 08/07/19 1,000,000                     1,145,450                                       1,057,938                                 A2 A A

MICROSOFT CORP. Corporate 08/08/19 1,100,000                      1,098,867                                       1,087,549                                 Aaa AAA AA+

COMM 2014-UBS4 A2 Commercial Mortgage-Backed Security² 08/10/19 619,000                         643,470                                          620,498                                   Aaa NR AAA

BERKSHIRE HATHAWAY Corporate 08/15/19 702,000                        701,319                                           694,884                                   Aa2 AA A+

U.S. TREASURY NOTE U.S. Treasury Note 09/15/19 18,633,000                   18,513,842                                     18,338,758                              Aaa AA+ AAA

PFIZER INC. Corporate 12/15/19 758,000                         757,454                                          747,598                                    A1 AA A+

DELTA AIR LINES Corporate 12/17/19 473,378                         528,053                                          499,609                                   A1 A NR

FHMS KPOS A2 Commercial Mortgage-Backed Security² 12/25/19 756,836                         776,998                                          754,354                                    Aaa AA+ AAA

US BANK N.A. Corporate 01/24/20 597,000                         595,740                                          593,453                                    A1 AA- AA-

STATE OF ISRAEL Floating Rate Note 04/01/20 10,000,000                  10,000,000                                   10,024,247                              A1 A+ A+

SBAP 2008-20D 1 Small Business Administration Passthrough² 06/01/20 575,398                         634,612                                          610,709                                    Aaa AA+ AAA

SBAP 2008-20E 1 Small Business Administration Passthrough² 07/01/20 697,725                          775,102                                          744,020                                   Aaa AA+ AAA

JDOT 2016-B A4 Asset-Backed Security² 08/15/20 1,350,000                     1,349,665                                       1,328,361                                 Aaa NR AAA

WOART 2016-B A3 Asset-Backed Security² 08/15/20 1,400,000                     1,399,642                                       1,383,095                                 NR AAA AAA

SBAP 2009-20K 1 Small Business Administration Passthrough² 01/01/21 884,725                         947,243                                          917,876                                    Aaa AA+ AAA

AMERICAN AIRLINES PT TRS Corporate 01/31/21 506,050                         550,436                                          534,096                                    A3 A NR

SBAP 2010-20G 1 Small Business Administration Passthrough² 02/01/21 867,916                          912,974                                          904,089                                   Aaa AA+ AAA

1,462,730,581$            1,462,825,695$                            1,462,597,046$                      

Notes: 07/25/18

1.  Collateralized Bank Accounts secured by collateral permitted by statute, held by a third-party custodian, marked-to-market daily, with market value equal to or exceeding 110% of the deposit; FHLB letters of credit; or the Secure Deposit Program. UNAUDITED

2.  For securitized bonds with amortizing cash flows, the date on which the last principal cash flow is projected to be received is used as the maturity date.
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Georgia Fund 1 Plus:  A second investment option for state agencies to benefit from higher yields available by adding credit.  GF1 Plus is managed as a low-risk rates/credit portfolio employing both internal and external investment managers.


